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Annual Statement for the year 2016 of the AP PALAC H IAN IN SU RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. treasUry SECUMLES. ........cverevrrrecieerrirreeeiseesesise et ssessesssssssssessesssnes | eveees 102,239,830 | ........... 337 | 102,239,830 | .voreerereeenrereeeeenens | cevreeeeens 102,239,830 | ........... 337
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 Issued by U.S. government Sponsored agenCIES...........cvuureererrererneereens | wonrereeeesesneessesesnnes | coneseeeneens 0.0 [ o [ e | et eees (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvuvevecererrieiieie ettt sssssssssenens | sesessssessssessnssnssessens | sesessessnes 0.0 [ oo [ everressnniesssnnnes | cveeeeseneeeeeseseenes (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccvvveveees | cerveeeiiiieicceeiies | ceveieienad 0.0 [ oo e | e (0] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccoueveeireieiieciieeeieens | e | ceeverinaens 0.0 [ oo e | s (0] A 0.0
1.43 Revenue and assessment 0blIGatioNs............ccvereririnrnrinisneinrineies | cvseneeeesssessessenssenes | onseeeeneens 0.0 [ oo [ v | creeeeseneeesseseenes (V1N I 0.0
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.............ccooeveveveieieieeseeseieeis | covevirins 4.277,351 | oo 1A | 8,277,351 | e | e 4,277,351
1.512 Issued or guaranteed by FNMA and FHLMC.. ..1,144,088 ....1,144,088
1513 Al 0NN ...t | eaeneineeas 6,282,884 | ..o 21 | 6,282,884 | | e 6,282,884
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........coocoovt | cooninrnmininereiiniinns | ceeeneinnd 0.0 [ [ e | e 0 [ oo 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All 0NN ...ttt ssssenene | stseessssssesssssnsseneies | reisreiand 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hyDrid SECUMLIES).....cvucveeiereeieisrinrseiesese s esssissesssresssnssessesssnsessssensnes | serenennD8,950,328 | 195 | 1100000.58,950,328 | oo [ v 58,950,328 | ........... 19.5
2.2 Unaffiliated non-U.S. securities (including Canada)...........cccouevvevverreneerieneens [everveieseeiieiieieisnins | svrrieieennd0000 | i [ | s (01 IO 0.0
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........c.ovrierrrinineesseessesie s srensssessssssssenss | srsessssssssessnssssessnns | seessnssnnes 0.0 [ oo | e | e (0 [ I 0.0

. Total invested assets

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated.

3.4 Other equity securities:

341 Affiliated
3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties
4.4 Multifamily residential properties
4.5 Commercial 0ans.........cc.coeerviennenne
4.6 Mezzanine real estate loans

Real estate investments:

5.1 Property occupied by company
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)....
5.3 Property held for sale (including $

satisfaction of debt)
Contract loans.
Derivatives

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets

0 property acquired in

..................................................................................................................... 0.0 | s

............. 0.0 [
............. 0.0 [

............. (U O
............. 0.0 | i
............................................................................................................... (U
................................................................................................................... 0.0 | s
............................................................................................................... 0.0 | s
......................................................................................................................... 0.0 | s

............ 3,884,332 | .13 | 13,884,332 | XX [ XK [ XKXL
.......................................................... 123,707,044 | .........40.8 | .....123,707,044 | ..........3,884,332 | ...........127,591,376 | ..........42.1
0 i || e 0 [ 0.0

........ 302,985,857 | ........100.0 | .......302,985,857 | ............3,884,332 | ...........302,985,857 | ........100.0
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Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cc.cuiiiriiciiei ettt bttt b bbb bbb bbb s sas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........uiii i o L Lttt ettt s bbbttt bbb ebes

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt

6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas
7. Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR

7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb

8. Deduct current year's depreciation:
8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb
8.2 Totals, Part 3, Column 9.....

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)..........cooiurieiiieiieieeiese sttt ebs

10.  Deduct total nonadmitted @amOUNtS............cccevieereiiiiicceeece e

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......vururrrirrirrireireieieieeeeeesesee e sse s ses s se st ess st essessessessessessassssessessessessesneens

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMbEr 31 Of PHIOT YT .........cuweureieiiiiiirerreiie ettt sse s nseens

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........coeuiuimiriririnineeneiseissiseiessse e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cvurrurrrrinrinirrireeresese s

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt s ettt sttt st
3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee
4. ACCIUAL OF QISCOUNL........o.euiveieitiectcee ittt ettt b bbb bbb e bt b bbb b s b s s b s b s b s b s b st b st b s b b s bbbt bbbt s bbb bbb b e

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9.......c.cccurevinrirrireeeeeeesieeens

5.2 Totals, Part 3, Column 8...........ccevemieiceeeecce e NN .....................................

Total gain (l0ss) on disposals, Part 3, COIUMN 18............c.cuiiieiieiieicsictste sttt bbb bbb bbb bbb bbbt s st en st

Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiieeeee ettt bbbt

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............covueiiveicieicicicse bbb

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t
9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas

10.  Deduct current year's other-than-temporary impairment recognized:
10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas
102 Totals, Part 3, COIUMN 10........ouieeieieieeeireeseeseeseeseeses sttt en st ensessessensenrnnnes

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovrrnirriniisinesese s

2 Lo =RV 1 o] a0 T o RS

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt b bbb e85 2828 b £ £ s £ A28 bR bbb bbb bbb bbb bbb b st es

S Lo 0ot o e a0 E=To 4 C=To o 3T

15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........c. ittt bbb bbbt es
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Annual Statement for the year 2016 of the AP PALAC H IAN I N SU RAN C E CO M PANY

© ®© N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAN. ......c.cuuiurieriiiiiiei ittt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.ierreieiciec sttt n e
3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee

ACCTUAL OF QISCOUNL. ......cv.eveeiete ettt et et bbb s e s st s s b b st s s b s s bbb bbbt b st b st s s A b bbb bbb bbb s bt s et s st nas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......cccvvmiirrrirecneecnenecenenesineseeens NNE ...........................

5.2 Totals, Part 3, ColUMN O.......ooeieiricectce ettt

Total gain (loss) on disposals, Part 3, COIUMN 19...........ciiiieiieiiectscst sttt bbb bbbt bbb bbbt s b s et

Deduct amounts received on disposals, Part 3, Column 16.

Deduct amortization Of premium @nd EPIECIALION. ............vururerereeeereeee ettt es s s s s s E a8 s et en et en st en s st s s s s s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17...
9.2 Totals, Part 3, Column 14...........cocoeu...

Deduct current year's other-than-temporary impairment recognized:
101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas
10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccruriuriiiriirieisiene et

Deduct total NONAAMILEEA AMOUNES.........cccciiiiiiirerer ittt bbbttt et et s s a s se st s s e s e b b et et e b ere e e s bbb et e b e s esesese e ss st e s et et et et et e rnsn s sn b ane

Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiiiiriiiieieircee ettt bbbt bes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PIIOT YEAN. .......c.vuiurieriririiririsie sttt st bbbt

182,405,086

Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt s s bbbttt es

1,445,768

ACCTUAL OF QISCOUNL. ...ttt ettt a bt b s b b s b s s b s st bttt ae b b st b s s s bbb bbb bbb bbbt b s st nas

84,485

Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.....coieriiiireiieiiee et
4.2 Part2, SECON 1, COIUMN 15, ...ttt ettt et b s sttt b seaee
4.3 Part2, SECtion 2, COIUMN 3.ttt
A4 Partd, COIUMN 1.ttt et b bbb et bbbt bbb b s e sttt s a et et s s sttt snsee

0

Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19.........uoieiiieeiecieeieireceeresreee ettt n s s st st

131,993

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciiiriniinieiiee ettt bbb

8,234,987

Deduct amOrtiZation Of PrEMIUM............cciiviieiiie ittt ettt bbb s a bbb bbb bbb s b s bbb s b s b b st bbbt bt bbbt b bt anas

437,864

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECHON 1, COIUMN 19, ...ttt ettt ettt s sttt b st b setee
8.3 Part 2, SECtON 2, COIUMN 6.t
8.4 Partd, COUMN 5. ...ttt s bt ba bbb bbbt b s e b bbb a bbb st et s s s aee

Deduct current year's other-than-temporary impairment recognized:

.1 PArt 1, COUMN ...ttt ettt a b bt b bbb ettt b n sttt s st s s ae bt s e nes
9.2 Part2, SECtON 1, COIUMN 17 ...ttt
9.3 Part2, SECON 2, COIUMN 14.......coviieececeeeee ettt bbbttt b bbb st bbb s e seaee
Lo = T S o) (114 I I TR

0

Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-748-9)..........cuiuiiiiiiiriire et

175,394,481

Deduct total NONAAMIEEA AMOUNLS..........c.cccviviieieree ittt ettt sttt ettt e s s s e s se st e s et et e b et et e s eae e e st b et et esesenessseas st s es et et e s et et esernsn s e nane

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiriirierieiriereee ettt es

175,394,481
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Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States .106,517,181 .106,418,691 107,173,597 .105,418,800
Governments (Including all obligations 2. CANAUA........cveeieieiceicieens | et | et ssretens | ebeesebesetes st s e seresinaes | srebeseret st et es ettt naebene
guaranteed by governments) 3. Other Countries
4. Totals............... ..106,517,181 .106,418,691 107,173,597 .105,418,800
U.S. States, Territories and Possessions
(Direct and guaranteed) D, TOAIS ...ttt | et esesiessnenes | eresssssesssssessssesesssssessnseress | evessesesesesssssesssssessnsesessnies | ereressnesssessesessssesasissesassssena
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOMAIS.....cviicveeiieiiieiieceeis | erieeieeseeses s esserssenss | ererssissesssssesessesesssssesssseress | esessesssesesssssesssssessssesessnies | eresesssiesssessesesssessssssesassssenes

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TotalS. .o | o 1,144,088 | ..cooovvrrrneniinnnns 1,256,122 | ..oovvevvrireniennne, 1,148,716 | oo, 1,117,777

Industrial and Miscellaneous, SVO Identified 8. United States........covvveverevces | coveeieiriiinnnd 65,233,212 | covvvveereaes 67,125,332 | oo 65,972,534 | ..covverrrnn 64,825,000

Funds and Hybrid Securities (unaffiliated) 9. CANAUA. ... et sesinns | seeresesiesese st eses s sesasniens | sresesissensese sttt ssentens | cesiesesne ettt naes
10. Other COUNMIES.......rvuiieiiires [ rererireriienienissississnissnesenins | creeneenssssssnsssssssnssssssssssssees | aossmsssnssssssensenssenssssesssesnnes | ooeessesssesssesssesssesssesssesssasssace
11, TotalS....ocveerrrerissnnsrissin | covnrrnnereennnnnn00,233,212 | v 67,125,332 | oo 65,972,534

Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviviieieieieciessieieeiens | s sssiesesssssssssens | crsstesesissessessssssssssseesssssntens | sbosssssessesssssstessessssssssssessseans
13. Total Bonds.... 172,894,481 174,800,145 174,294,847

PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada....

17, Totals. oo | o0 |0 |
Parent, Subsidiaries and Affiliates 18. Totals... .2,500,000
19. Total Preferred Stocks... .2,500,000
COMMON STOCKS 20. UNItEd SEALES.....oouvvrrrvercriries | rererieeiieeriseeisesiesesssniee | covseesssssssessisessssessssssennss | sseessssessssesssesssssssssssssessons
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses
23, TotalS. ..o | i [0 PN 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StOCKS.....ees | v [0 PN 0 [ oo 0
26. Total StoCkS......onmeerssermssrenss | covnneieniriniiiinens 2,500,000 | ..ooovireniinininiinnas 2,500,000 | .oooverrnirencnenn: 2,500,000
27. Total Bonds and Stocks...... | ......ccccoceunee 175,394,481 | oo 177,300,145 | oo 176,794,847
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

45,318,482

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

.......... XXX | vrrereeseneenneeenn0
.......... XXX | cvrreericerneennennn0
.......... XXX | cvrreerienneennnnn0
.......... XXX | erveininisnennenn0
.......... ) 0,9 RN LR |
.......... XXX |0
A7 TOtAlS. ..o | s [V {0 [V P (0 0 [ XXX | v 0 |00 |0 00 | {01 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

222,185 | 0 ...182,128

............... 1,679,341 |06 [ 1,144,089 | 0




Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
...7,118,355 11,812,001 45,480,851 . 125,643,727 . 43,931,583 1,549,268
499,919 |.. . ...9,759,850 |.. IO [P ....19,752,359 | ... L1 ...22,284,844 | ... .8.6 |. 19,752,359 |....
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year

101 NAIC T [(C) s 7,120,419 | ..covveneen. 71,891,162 |............. 68,733,350 | ..ocovrrcenen. 816,075 |...covveneen. 4,581,116 | oo (V1 O 153,142,122

10.2 NAIC 2 499,919 | 9,492,590 19,752,359

10.3 NAIC 3... reveerennnd0

10.4 NAIC4

10.5 NAIC5

10.6 NAICG...

10.7 TotalS.....coveverireiriiins
10.8 Line 10.7asa % of Col. 7.........

......................... 0.9

. Total Bonds Prior Year
11.1 NAIC 1
11.2 NAIC 2...
11.3 NAIC3...
11.4 NAICA4...
11.5 NAIC5
11.6 NAIC 6
11.7 Totals...c.ovvvviieiricins

............. 81,830,123 |............47,879,642 |...........100,839,395 . creerien.0,402,738
1,181,278 ... 7,139,876 |. 13,963,690 | ...coovvivirriciniis e

). 0,9, SO O ) 0,9, SO IS 237,700,417 | e 914 | ... 236,151,503 |............... 1,548,914
..22,284,844 ...22,024,857 ....259,987

.55,019,518

L0IS

11.8 Line 11.7 as a % of Col. 9. [ I 31.9 ..21.2
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceseesesseneas 7,120,420 |............. 70,341,895 |............. 68,733,349 | ..o 816,075 |...ocovveneen. 4,581,116
12.2 NAIC 2 499919 | 9,492,590 |...ccoovrrnee 9,759,850
12.3 NAIC3...

12.7 TOHAIS.....vieceeieicee e neaes | ereninresennns 7,620,339 |...ccoue.. 79,834,485 |............. 78,493,199 | .o 816,075 |....ccccone.. 4,581,116
12.8 Line 12.7 asa % of Col. 7..... o W44 ...46.6 | ... . ...0.5 2.7
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cococvevever | covrrreereerererenne. 44 | 46.2

Total Privately Placed Bonds

13.8 Line 13.7asa % of Col. 7..... | 0. .
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.............c..c...... O i, 0.9

(@) Includes $.....1,549,268 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S.......0; NAIC5S........ 0; NAIC6S......... 0.
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 45,318,482 | ............56,921,349 102,239,831 110,341,903 102,239,831

1.2
1.3
14

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

....35,446

4,277,351

............ 45,318,482

56,921,349

.......... 106,517,182

2.1

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

22
23

3.1

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

32
3.3
34
35

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

41
4.2
43
44
4.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

6,282,884

6,282,884 |.

............ 65,233,210

............ 63,683,942

C 81

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

8.2
8.3
8.4
8.5




Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3

10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.

60IS

10.3 Commercial Mortgage-Backed SECUMtIES. ........ccovevrvvrerenireneneninens | vererrerneniernnneennn0 [0 [0 [0 | 0 | b XXX | 0 | iieiiend0.0 [ b XXX | e e XXX | e (01 0
10.4 Other Loan-Backed and Structured SECURtES..........cocvvvreererrrerenirenn | vevenenrreneneinnenn0 [ 6,282,884 | el 0 |0 | 0 | e b XXX re0000,282,884 | 308 [ XXX i [ e XXX | 6,282,884 | ..o 0
10.5 SVO Identified FUNGS..........ccoevivercrcieieicee e 0 e XX Lo e XK e [ i (] I 0
10.6 TOAIS......ocvieeiceceicce ettt | ernienaenes 7,620,338 |............ 81,383,752 |............ 78,493,200 |....cocvvrnea 816,075 |.....cc...... 4581116 | oovvvcvevicieeeenn0 | e 172,894,481 | ..o 100.0 |t XXX |t XX K | e 171,345,213 | .............. 1,549,268
10.7 Ling 10.6 858 % Of COL 7....vuivieeicicei ettt | evssesaessssssasnsenaa A4 | i AT | e 454 | ) 0.5 oo, 2.6 | v 0.0 | i 100.0 | e XK et XXX |t XX Ko | e, 991 | oo, 0.9
1. Total Bonds Prior Year
11.1 Issuer Obligations...........cccvveierieierineeeseeieesse e | ceeeneennn 83,011,401 | ... 47,082,845 | ... 114,803,085 | ....oovovirieirieiies | e 5,513,545 | ......... ) 0.9 ORI PSRN XXX ovvevens e ) 0.9 G B 250,410,876 | oo 96.3 | ... 248,601,975 | ..ccovvvnne 1,808,901
11.2 Residential Mortgage-Backed Securities 748519 |, 889,193 | .......... D,9,9, G DR 9,9.9. S IR D.9.0, S I 1,714,787 | o 0.7 [ 1,714,787 |,
11.3 Commercial Mortgage-Backed SECUMIES.............cueiiirrircieinincieiens [ [ e | revesissiresesesnsisenens | cossneesiesesssnesessesinns | eessessnssnssesesensenenns | censenees XXX [ e )9, SOOI IO ) 0.9 GO I (01 0.0 [ o | e
11.4 Other Loan-Backed and Structured SECUMEES. ..........ccovevevevrvivieereiirieiees | eereieieieeeeiereieieens | ceerereeenens 7,859,598 [ ....ocvveeeveieieieieieieiens | erereeeeeeeeeeeeeeseens | ereresesisisises s snenenines | orevenenan .9, S IR D.9.9 G P D00 S IR, 7,859,598 | ..ocoovvevrrrrnn 3.0 | 7,859,598 | ...ooveveeiveieeeeen
11.5 SVO Identified FUNGS..........ccovveieerereereieecreceeeeieseeeseseseeeseeeniens | cerereee XK eeeeeieis | v .0 S .0 S PO .0 S P .0 ST P .0 S D 0.0, S P .0 S P D00, S P XXX oo e, XXX oovoveves e XXX,
11,6 TOtAIS. ..o sennns | ereereneen 83,011,407 [ i 55,019,518 | .......... 114,803,085 |........c........ 748,519 |..cceven 6,402,738 | .......... ) 0.0 NN PSRN XXX ovvivees [ ) 0.0 G B 259,985,261 | ...cocvrvenee. 100.0 |.......... 258,176,360 |.............. 1,808,901
11.7 Line 116852 % 0f COL 9. | ceeieisnieseesesines 319 | i, 212 | o 442 | i 0.3 ] i, 2.5 | .0 S DO D0, S P D0 S [ 1000 |.............. 2.0.0, S 99.3 | oo, 0.7
12 Total Publicly Traded Bonds
12.1 Issuer Obligations 7,618,274 |........... 73,529,416 |.......... 78,493,199 | ....ocorviiriiicrieiees | eeerieeieeicenieeinens | e XX e s 159,640,889

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. .. XXX. .. XXX.
128 TOMAIS. ..ottt | seessessenens 7,620,338 |............79,834,485 | ........... 78,493,199 |.................816,075 |............. 4,581,116
12.7 Line 12.6 @52 % OF COL 7...ouveveieesceeeesee e sneies | soetesesissessssseaens 4.4 ..45.8 <2 2.7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

...2,064 5,421,440

13. Total Privately Placed Bonds

13.1 ISSUET OBlIGAtioNS........c.cviviieieirieiericeeceseesses e esseseisnsiesens | rnsessnsnessnsnsesessnnnnens | aveveennenees 1,DE9,268 [ i [ [ | evnreeeed XXX e 1,549,268 | 0.9 | 01,808,901 | el 07 | ).9.0. G IR 1,549,268
13.2 Residential Mortgage-Backed SECUMEIES..........cccvverriiieiriiinniiieiiies [ rieininieieisieiesisees | v | eresensssssssssesnsenns | sossnseessnssssssesenns | erennnssssssssesnsseesnns | sonererss XXKrnerennnes | ceveesnnererenerennnnns0 | cecvveieisnniennnnn0.0 | o0 | 0.0 | e 9,90 GO ISR 0
13.3 Commercial Mortgage-Backed SeCUrties...........ovrvrrereriererreinniennns . O e D00 SO I 0
13.4 Other Loan-Backed and Structured SECUMHES...........vrvrreiriieieiiniens [ erereinseneisinseiens | onrseissesesnssesensienss | eonsensssssessenssesiessess | arseessenenssnsenssssssens | seessenssessessesssessenses | seesensess XB0Kurrarenrenns | seerrennnensensesnrennns0 | vvveneinnienennennn 0.0 [ o0 |00 | D00 SO IR 0
13.5 SVO Identified FUNAS........cccorvvrreieiriineienisrnssnenssneensesnennennns | eoeeneesne XK errnennenns | eonnenee XK urrerrnrnne | errrennee XXX eveveriens | evnreeee XK | erieee e XK i [ rrsinnennssssnsninnnies | svvernssssnssnsssnreensd | vviensinncernsrnnnnns00 [ XXX e e XXX | v S N [ 0
1318 TOMAIS..... ettt ntenes | eetsessensenaes e sientens [V U 1,549,268 | ....oovvvrrrereieneen0 | e |0 | 0 1,549,268 | 09 [ 1,808,901 | oo 0.7 [ e ) 0.0 I IS 1,549,268
13.7 Line 13.6 @5 % 0f COl. 7o 21000 | 0.0 | 0.0 | 00 | 0.0 | i 100.0 | b XXX [ )0.% G S )., SO I P 0,9 C [ 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......c.cocvrinrcnrnnnninne | covvnrnnnnnnnnnnnes0.0 | i 0.9 | 00 | 00 | 00 | 0.0 | 09 L XXX [ PO, S ., S .0 N [ 0.9
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Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year 80,080,175 80,080,175
2. Cost of short-term inVeStMENtS ACUINET..........ccveuriiiiieirieie et ssnseses | eesssssesesssessssssesesssses et sssssesen s senas 236,712 | oo aeseaens | ettt ettt ettt et et ettt es et s s s s s s s enenenennens | setesesesesesesates et et et et et es et et et s s asasanna 236,712 | oo
3. ACCTUAI OF BISCOUNL. .......vvveeiririiii ittt | ettt s s st s bbbttt 0 [ ettt | st b bbb b e | eh iRt bR bbbt nie | etbeR et e bbb
4. Unrealized valuation iNCrEase (ECTBASE)..........ceuriurirrireireiiisiieiseiseiesse s iesse st ssse st s sssesse s sessessesssssssens | sressssessessssssesessssessessessssassesssessesesas L2000 O OO OO 8,020 [ vt
5. Total gain (I0SS) ON QISPOSAIS..........eurveirireiiiiieieiiieieiseie ettt sttt ese et s st sn s st sssesebensnses | sesesesassssesesssesessssebesenses et b ntesessesesebsnsesennn 0 | ettt s | etetea ettt et s et et ss ettt s st n sttt e st ensetesense | Shetstsetetaeaete s et e s et et R Rt e R et b e R e ket s et et e nseteses | ebessesetet e Rete stttk s ettt bttt enne
6. Deduct consideration reCeived 0N QISPOSAIS............curuieirreriiriieieieieieieirerseseeee sttt sss e eenssens | aesessesssesssesseesetessee e tessesseseesesseeseesnsesseeneea 0 | oottt es | etetesete st et et et b ettt e et b s s etesesesesensetesense | Shetseseaesassetes e e s et ettt s R et ee st esese st ansetesns | ekessesesseesete s e s et et e et et et st st n st aebenne
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccovurirrrrrinierniniriiens | et 80,324,907 | ..o e 0 | s (0 TR 80,324,907 | ovovevereeeree e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cieieiiiiieieiisiessissiesenssssssensssssesssssesss | aosessessssssessssssssssassessssassesssanees 80,324,907 | ..ocvveeeeeeeeeeeeeeeeee s [0 [0 80,324,907 | ..ovvvveeereeeeeeeeeteteeeeeee e 0

All Other Money Market Mutual Funds
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 D5 6 |USTREASURY ...5,523,848 |...100.414 .5,522,770 | ..... .5,500,000 5,519,108 (2,266) | c.vvoveveerrinenes | e | e 2.375 2.320 |FA...o.| e 49,339 | e 130,625 | 10/31/2014. | 08/15/2024.
912828 F9 6 |U S TREASURY ...5,740,557 |...100.243 | .... 5,723,875 | ..... 5,710,000 | cooovvvvnees 5,731,813 [C327(0) ) SRR VIR DO 2.000 |...... 1.910 [AO...... | 020,351 | oo 141,800 | 12/01/2014. | 10/31/2021.
912828  J4 3 |US TREASURY....cceoimiiiriiriniiieiniesisnisnississniessesisssissssssssssessenssnsens | conves | oo | covvenniines | eevveeniens [ v ,902,266 |..... 98.766 | ....coovvne 5,925,960 | ...cccoonuen 6,000,000 5,926,426 | .....coccvvrverrniiiens | v 13413 [ e [ [ e 1.750 |...... 2.000 |FA.......| .........35,951 | ........ 105,000 | 03/09/2015. | 02/28/2022.
912828 MP 2 |U S TREASURY ...2,943,161 |...106.414 3,192,420 3,000,000 2,979,728 6,000 3.625 |...... 3.850 |FA...oo.| oo 41,077 | e 108,750 | 03/25/2010. | 02/15/2020.
912828 PC 8 |U S TREASURY . 14,822,246 |...103.336 | ............14,983,720 ...14,500,000 | ........... 14,693,784 | ...oovoviveniinens | i (A7,796) | ..vovvereerevrinnes [ e [ e 2.625 2.250 |MN......| ... 49,418 | .o 380,625 | 11/27/2013. | 11/15/2020.
912828 QN 3 |U S TREASURY .....oeviiiiririeiierinererississssssssssniesssessssssssssssssssessenssnsene | oeves | oo | cvvevnerinee | vevverons [ v 4,736,074 |...105.336 | .......cco.... 4,740,120 | ...coouven 4,500,000 | ..cooonnene 4,612,712 (24,126) | ..voovereerrrinns [ e [ 3.125 |...... 2510 |MN......| .........18,258 | ........ 140,625 | 08/04/2011. | 05/15/2021.
912828 RR 3 |U S TREASURY 17,531,914 |...100.243 ....17,041,310 ...17,000,000 17,300,445 (58,868) | ..vvveveruerrarires [ rererereerenisninens [ e 2.000 |...... 1.620 [MN......| ........44,144 | ... 340,000 |12/18/2012.| 11/15/2021.
912828 SF 8 |U S TREASURY . 16,020,850 |...100.118 | ............15,768,585 ...15,750,000 | .. 15,899,325 (27,747) | eveeveiericnns e [ 2.000 |...... 1.800 [FA.....| s 118,981 | ........ 315,000 |08/13/2012. | 02/15/2022.
912828 SV 3 |U S TREASURY .....vtirieieiiniinnienississesssssssssenssssssssssssssssssesssssssessssssnns | avnneen | oo | ovevsvenenne | onvevnenensd [ vvvineens 11,703,047 |..... 98.508 | ..cooouvene 11,328,420 | ............ 11,500,000 | ......c..... 11,613,590 (20,142) | 1.voovereervrines [ e [ 1.750 |...... 1.550 [MN......| ceoeoneen 26,129 | ........ 201,250 | 06/05/2012. | 05/15/2022.
912828 UN 8 |U S TREASURY 14,889,844 | ..... 99.141 ....14,871,150 ...15,000,000 | ........... 14,928,135 | oo | s 10,897 [ .o [ e [ e 2.000 |...... 2.080 |FA....... 13,315 | ... 300,000 |05/28/2013. | 02/15/2023.
912828 WJ 5 |U S TREASURY . ...3,044,531 |..101.454 | ... 3,043,620 3,000,000 3,034,764 [Cp2:[0) ] I [RORRIN IR 2.500 2.320 [MN..ooo | v 9,738 | oo 75,000 | 08/28/2014. | 05/15/2024.
0199999. U.S. Government - ISSUET ODIGALIONS. ........ruurrsersereseessenesssis s sene ettt snsnnes | cssersans 102,858,338 XXX | s 102,141,950 | ..o 101,460,000 | ......... 102,239,830 | ..o 0] s (159,185) | ..vevvrvrcrins (V)] I 0 XXX XXX XXX | s 526,701 | ..... 2,238,675 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179M 2T 6 | GNMA PASS-THRU......coouiiiriieiirierineieeississesssssssssessssesssssssssssssessnnes. | wvnnnen | oo | seeseesene | coeesenens L 4,281,085 |...107.928 | ....ccovvrenns 4,236,575 | ..ovvvrerennn 3,925,350 | cooourrrnns 4,243,404 (50,708) | +.vvveverneerarrnes [ eorererneereniisninens [ v 5.000 |...... 2.870 |MON...| wcocveneee 16,356 | ........ 196,268 | 10/31/2013. | 02/20/2043.
36200Q 2T 0 | GOVT NATL MTGE ASSN.....coiiiiiiiniiroiiiisiinnsisssssssssssssssssesssssssssssssssssssnssssss | evnnnes | e | osneisnees | covesnnens L1 34,174 |..120.077 | oo 40,166 | ..o 33,450 | ....... 33,947 | [ e, (K10 RN [T N 7.000 |...... 6.450 |MON... | ccoovvnri 195 | v, 2,342 | 03/21/2002. | 02/15/2032.
0299999. U.S. Government - Residential Mortgage-Backed SeCUMtIES. ... 4,315,259 XXX 4,276,741 3,958,800 | ..oovvernns 4,277,351 )| . XXX XXX XXX | s 16,551 | ...co.. 198,610 XXX XXX
0599999. Total - U.S. Government Y I 107,173,597 XXX v 106,418,691 .105,418,800 | .........106,517,181 |. )| .. XXX XXX XXX | s 543,252 | ... 2,437,285 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31294K M4 4 |FHLMC Al ..22,937 |..101.717 | ....... 22,484 | ....... 22,105 | ....... 22,185 (218) MON... ..1,216 | 01/22/2003. | 01/01/2018.
312968 M5 2 [FHLMC Al LA318 | 315,483 | ..o 275,968 283,961 (3,276) MON... .16,558 | 01/09/2004. | 01/01/2034.
31297T WF 6 |FHLMC PC Al ...108.915 242274 | .......... 222,443 213,300 3,451 MON... .11,122 | 11/09/2005. | 09/01/2035.
31298N UG 8 |FHLMC GOLD PC A ...100.329 .1,882 1,876 1,928 MON... ..141 | 08/21/2001. | 05/01/2031.
31389K  WT 4 |FNMAPASS-THRU INT 15 Y ..iiiiiiiiniiririsiesiesiesiesissesesisssiessnenes A ...100.081 .2,066 2,064 2,064 MON... ..142 | 09/03/2002. | 02/01/2017.
31411A  JG 1 |FEDERAL NATL MG Al ..113.132 282,938 MON... 16,867 | 11/09/2006. | 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30Y. A ...113.354 337,712 MON... .18,700 | 11/30/2010. | 09/01/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........covvnisvinnninnens . XXX . AMTTIT | o 1,144,088 | ..o 0 | iiieeee(8,740) | o0 | 0 XXX 64,746 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t ODGAHONS. ...t | serssenesanns 1,148,716 XXX | s 1,256,122 | cooooovrs ULMTTTT | s 1,144,088 | ..o 0 | ooeeeeene(8,740) | o0 [ 0 XXX 64,746 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00254E  BZ 4 |AB SVENSK EXPORTKREDIT........coccimrverierirrercnineerensssssensesesensssssssesinne | nveene | oo | evvvneevnnne | s TFE | i, 997,140 |...100.638 | ....cccevvvnee 1,006,385 | ..coovrvrne 1,000,000 999,940 22353 [ e [ [ 205,125 1.....5.160 |MS...... | ..........17,083 | ......... 51,250 | 02/22/2007. | 03/01/2017.
025816  BD 0 | AMERICAN EXPRESS........coooiiimiiiiiitiisiiesiiesiesisisssisssiessessesesssins | ceeees ...2,875,000 |..... 98.889 ..2,843,059 | ..... .2,875,000 2,875,000 | ..oovveerierinnninnns [ [ [ [ 00000.2.650 |..0...2.650 [JD..is | e 44,019 | 76,188 | 12/03/2012. | 12/02/2022.
03040W  AK 1 |AMERICAN WTR CAP CORP 2,141,422 |...105.243 ..2,262,725 .2,150,000 2,143,600 ..761 82,775 | 11/08/2013. | 03/01/2024.
03523T BB 3 |ANHEUSER BUSCH INBEV WORLDWIDE.........c.ccooumiiimeireiineireiieireeineennes | cnvenne 496,415 |...106.918 ....500,000 498,342 ...359 01/24/2011. | 02/15/2021.
06051G  EX 3 | BANKAMER CORP.......ccccoviviiririieierinsiienienisessessssssessesesssessssssssssensenes | aoneees 999,830 |...101.124 .1,000,000 999,923 37 10/17/2013. | 01/15/2019.
10112R AX 2 [BOSTON PROPERTIES LP........oiiiiiriiirierisineinssiseisesiesisseessssssssssssenes | cavenn . ..1,445,766 |..... 99.044 11,450,000 | ..oovvvenees 1,446,092 ..326 01/08/2016. | 02/01/2026.
126408  GZ 0 | CSX CORP.......cviririciinrierieritieiisssiessesisssissssisssisessenssssssssssesssnsssenss | evnene | oo [ evvsnienenes | ceeelFE | i 999,240 |...103.882 | ..............1,038,820 | .....ccco..cc. 1,000,000 999,459 68 . 10/17/2013. | 11/01/2023.
172967  EM 9 | CITIGROUP INC......cooriererniimerieriesiseesssisssssesiesssessesssssssesssessssessensssssses | crsnees 715,926 |...103.766 ....600,000 621,671 (23,937) | overevereerreinns [ e [ e 6.125 |...... 2.000 |MN......| wooverrern4,083 | oo 36,750 | 12/05/2012. | 11/21/2017.
172967 HD 6 |CITIGROUP INC LS... . ...1,496,550 |...102.774 21,500,000 | ...cccvonee 1,497,508 W31 | [ [ 3.875 |...... 3.900 |AO...... | cceereer 10,656 | ... 58,125 | 10/21/2013. | 10/25/2023.
202795 HS 2 | COMMONWEALTH EDISON CO......covvvirimrrierirrererierinerienirenesseesssssssnens [ evnenee | oo | cververenne | eeen TFE | i 498,590 |...103.279 | ....ccccee0rn. 516,395 | oo 500,000 499,871 AT e v [ 6.150 |...... 6.180 [MS......| ccverrns 9,054 | .......... 30,750 | 09/04/2007. | 09/15/2017.
25156P AN 3 |DEUTSCHE TELEKOM INTL FIN....coiiiuiirmeimereereineerensseisseesesssesssensssssseesns | cevenn 993,710 |...108.644 .1,000,000 998,064 B9 [ e [ 6.000 |...... 6.080 |JJciss | 028,833 | e 60,000 | 06/15/2009. | 07/08/2019.
25245B  AB 3 |DIAGEO INVESTMENT CORP......ccoviriiririrriieiinsiieniesessisssisessessnsensesenns | coveene ..2,142,217 |..100.642 | ..............2,163,803 | ..... .2,150,000 2,145,549 W IBT | i | | 2.875 |...... 2.910 [MN..oooo | v 8,585 | ... 61,813 | 05/08/2012. | 05/11/2022.
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
26441C AL 9 | DUKE ENERGY CORP........cooooimiriiiieiiereiinseiiressiseneisseseisssessesssesssssssnsienns | cvenns | oo | covereiinene | cereee 2FE| oo 997,950 |...104.665 998,527 2186 | s | e [ s 3.950 |...... 3.970 |AO...... 10/08/2013. | 10/15/2023.
26442C  AC 8 | DUKE ENERGY CAROLINAS LLC........coovvvirriiinniiinniissniissnsiisnsissnsiisnninns [ evenne | oo | connnieensd | i 1FE 498,300 |...104.015 499,780 ..201 5.250 5290 |JJ....... 01/07/2008. | 01/15/2018.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS.... LSe | e | e 2FE ...1,500,720 |...103.934 21,500,000 | ..oooonve 1,500,377 | cooooevreriicriins | e (U4 TR VRO PP 4200 |...... 4.190 |MS...... 09/13/2011. | 09/15/2021.
31428X AY 2 |FEDEX CORP. LSeo [ [ [ e 2FE | i 998,280 |...105.427 | .............1,054,270 | .............. 1,000,000 998,717 2185 | [ [ 4.000 |...... 4.020 |JJ....... 01/06/2014. | 01/15/2024.
38141G  FM 1 | GOLDMAN SACHS GROUP INC......cccvvvrrrirrrrirmneriersenesseesssissessessssenssnensees | convene | oo | vevensenines | evvene 1FE ..998,160 |...104.946 .1,000,000 999,705 2220 | | e [ 6.150 |...... 6.170 |AO...... 03/25/2008. | 04/01/2018.
38145X  AA 1 | GOLDMAN SACHS GROUP INC........cccocevvrriiirirnns LS e e [ 1FE ..252,703 |...102.040 ....250,000 251,291 (599) | covverrrrireerinens [ e [ e 2625 |...... 2.360 |JJ....... 08/05/2014. | 01/31/2019.
465685 AJ 4 [ITCHLDGS CORP........ccooooiriiiriiiriinrissiissesssesesssssssssssssssssssssssnnns | evnve | o [ covinnniins | e 2FE| oo 498,330 |...100.785 | .................503,925 | .........c....... 500,000 498,706 A8 | e | [ 3.650 |...... 3.690 |JD....... 05/28/2014. | 06/15/2024.
46625H HU 7 | JPMORGAN CHASE & CO.......coovvvrvriirrriinnrneniiseneessneessnenisenesssnseonsnenenes | Bt [ | o [ e 1FE 238,053 |...106.160 ....250,000 244,655 1,256 | oo | e [ e 4250 |...... 4870 |AO...... 02/09/2011. | 10/15/2020.
46625H JC 5 | JPMORGAN CHASE & CO.....cvveurimirierieriininnisiiesinesieniesesseissssssnssies | convee | oo | eevvsniinns | v 1FE ...2,006,320 |...106.969 | ..............2,139,380 | ..... .2,000,000 2,003,407 (653) | v [ e [ e 4.350 |...... 4.300 [FA....... 12/19/2011. | 08/15/2021.
49326E  EE 9 |KEYCORP MEDIUM TERM NTS B....ccoouvirrerrmeineinerisninneesesssnsessessssssnenses | eevnees | o0 [ veverneenns | vevens 2FE| 999,370 {...100.629 | ......c.....c ,006,290 | ..o 1,000,000 999,755 222 | | e [ 2.300 |...... 2310 |JD....... 11/05/2013. | 12/13/2018.
494368 BD 4 |KIMBERLY CLARK CORP.......cocoeiiiiiiiiniisiiciicsiesissississississisessssssinnis | cevens [ e [ cvveiiinn | s 1FE ...2,363,060 |...110.756 2,215,120 | ..... .2,000,000 2,084,153 | ..oocveiricniienns [ i (42,784) | ..o [ [ 7.500 |...... 5.060 |MN...... 05/01/2009. | 11/01/2018.
501044  CX 7 |KROGER CO......cooooiriiiiriiiriisniisniisssissiisssssssssssnessssssssssssssssssssnssesnns | conneee | oo | evvveinsnees | covens 2FE ...1,496,325 |...102.371 ..1,535,565 11,500,000 | .....oouee. 1,497,810 w898 e [ [ e 3.300 3.330 | WJ....... 12/16/2013. | 01/15/2021.
58933Y  AA 3 [MERCK & COINC.......iiiieiirireiiriiiereeisseiisssiesssiessisensisssssssesssssssssennees | cenvins | o [ coveeniins | oveee TFE| s 498,490 |...105.876 | .................529,380 | .....ccoeeenen. 500,000 499,334 249 | | e [ 3.875 |..... 3.910 |JJ....... 12/07/2010. | 01/15/2021.
59562V AY 3 | BERKSHIRE HATHAWAY ENERGY......cccccomiimmiimiiiiinriisienississiiesiesisnens LSeo [ [ [ e 1FE ...1,648,763 |...104.623 11,650,000 | ..ocovvenee 1,649,101 W3 [ [ 3.750 |...... 3.750 |MN...... 11/05/2013. | 11/15/2023.
61166W  AM 3 | MONSANTO CO.....cosivvirrriiiriieieieseisseisseseisssesssssessessssessssessssssssssensssnns | coones | eo | conneeeinnns | cerees 1FE 998,610 |..... 99.715 .1,000,000 999,467 W 2TT | s | e [ s 1.850 |...... 1.870 [MN......| ..c.occ...2,364 | ... 18,500 | 11/04/2013. | 11/15/2018.
64952W  BQ 5 |NEW YORKLIFE GLOBAL FDG........ccostvvirrierinriiieseissseissssssssssssssninnnns. | evieee | e | covverirnnne | oevees 1FE| 1,548,218 |...100.578 | ..............1,558,959 | ......ccocce 1,550,000 | ..ocvverneee 1,549,268 2354 | | e [ 2100 |...... 2120 [ | 16,185 | e 32,550 |12/05/2013. | 01/02/2019.
655844 BC 1 |NORFOLK SOUTHERN CORP..........coooviiimiiiniiiniiiniisniisssisseessnsssnnsis | covenee | oo | cevvinsnies | covens 2FE 498,750 |...109.297 ....500,000 499,629 LABT | | e [ 5.900 |...... 5.930 [JD.coics | oo 1,311 | 29,500 |05/27/2009. | 06/15/2019.
693476 BB 8 | PNC FUNDING CORP...........cooriiiireiireiiereiieseieesesiesesissessessssssesssessssssesins | coveeee | oo | cerveinenees | covens 1FE ...1,955,640 |...100.320 .2,000,000 | ..oooonves 1,999,500 5,887 | covveerererriienns [ e [ e 5.625 5.930 |FA.....| ... 46,875 | ... 112,500 | 08/02/2007. | 02/01/2017.
693476 BF 9 |PNC FUNDING CORP.........cccoovmviirriiniiiiniisnnisnsisssisssissssssssssssnsssssnsens | oeneee | oo | cvvvennnies | covens 1FE| 1,995,820 |...110.865 | .............2,217,300 | ............... 2,000,000 | ......cccco.. 1,998,714 GATO | | [ 6.700 |...... 6.720 |JD..ccoo. | ool 7817 | e 134,000 | 06/04/2009. | 06/10/2019.
806854 AH 8 | SCHLUMBERGER INVT SA.........coooiriiimeiiseriesesiesesissesissesssesssessssessssnens | eeees ...104.297 21,000,000 | ...cccvevee 1,007,886 (991) | verrereerrrines [ e [ v 3.650 3.520 | D | 3,042 | i 36,500 | 03/20/2014. | 12/01/2023.
828807 CF 2 |SIMON PPTY GROUP LP. ...106.936 .3,000,000 2,994,686 1,138 [ e [ [ s 4.375 |...... 4420 (MS......| ... 43,750 | ........ 131,250 | 08/09/2010. | 03/01/2021.
857477  AM 5 | STATE STR CORP.......oooviiiiiiieriiceisenesseisessisseesssss e | s ...104.420 998,256 2218 | | e [ s 3.700 11/14/2013. | 11/20/2023.
867914 BF 9 |SUNTRUST BKS INC. ...100.830 499,838 85 2.350 10/22/2013. | 11/01/2018.
871829  AQ 0 |SYSCO CORPORATION........cocoommriiiniiinriinniisniisnsisnsissnsssssnsssssnssssnssns | connnee | oo | evnvennne | e IFE | i...987,220 ... 99.070 992,609 1,282 | s [ [ s 2.600 06/06/2012. | 06/12/2022.
887317 AR 6 | TIME WARNER INC......ccooiiiiiiriiiciiiiniiessisseiessssseeesesesesesessenssienenes | s ...102.902 ...1,995,560 2BA2 | i | e [ 4.050 12/11/2013. | 12/15/2023.
89236T AY 1 |TOYOTAMOTOR CREDIT LS... ...100.650 ...1,799,838 87 10/21/2013. | 10/24/2018.
89346D AG 2 | TRANSALTA CORP.......coovirviiiriiiriisneisseissneissnesisnssssnsssssssssssssssnssssnenes. | wviinne | oo | conseecinnne | eeniFE [ i 499,435 | .. 99.027 499,919 ..190 05/29/2014. | 06/03/2017.
91159H  HE 3 |U S BANCORP MTNS BK.......ccoovviuriiimriiiriiireiieseiieseisesessssessesessesssinsnnes | ceves ...100.837 . 999,524 ..247 11/04/2013. | 11/15/2018.
92343V AX 2 |VERIZON COMMUNICATIONS INC LS... ...107.228 ..1,072,280 995,883 ...856 03/23/2011. | 04/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC.........oovvviirinericniieniiseneiseneieseieneins | ceveees ...110.698 ..1,383,725 11,250,000 | ...ooooeees 1,325,280 (9,570) 10/17/2013. | 09/15/2023.
92857TW  AS 9 | VODAFONE GROUP PLC........cocomiiiririniiniinsiiesiesississsisssiessesssssssssinns | cvvens ...107.605 ..1,076,050 .1,000,000 999,233 ...286 06/03/2009. | 06/10/2019.
929903 DT 6 |WACHOVIA CORP. . 2,955,870 |...101.759 ..3,052,770 .3,000,000 2,997,373 5,533 08/02/2007. | 06/15/2017.
94974B  FQ 8 |WELLS FARGO & CO....coovumiiiiiiiciiisissisissis s LS... ...2,344,854 | ...100.929 ..2,371,832 .2,350,000 2,347,908 ..99%4 10/21/2013. | 01/15/2019.
984121 CG 6 | XEROX CORP... LS... 999,150 |...100.072 1,000,720 1,000,000 999,620 ...165 12/03/2013. | 03/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations, SO .59,211,675 XXX ....60,916,722 ...58,825,000 | ........... 58,950,328 | .....ccoocrinininens 0| e (53,008) | ...ovvorriinnne 0 [ 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N DX 6 | CAPITAL ONE CC TR 2007-7A.........oovvoerveiameeemereresenissesessesissesissesisnesens | eenees | o [ covimeneiins | e 1FE ...5,674,609 |..103.274 | ..............5,163,700 | ..... .5,000,000 5,251,767 | ..oveverrrerirerirncenns | cevrreinns (68,311) | ovvvreereerrernes [ reererneerenisninens [ v 5.750 02/24/2011. | 07/15/2020.
17305E EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST........cccoovurininniiniinniinniisniinne | covnne | o [onniiniies | oo 1FE ...1,086,250 |...104.491 .1,000,000 | ...cccooueee 1,031,117 (8,510) | oo | e | s 5.350 03/25/2010. | 02/07/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHIES. ..........ovveririiiirieierssiesissississssrssissesenssnins | csrenesenes ,760,859 XXX ] 6,208,610 [ oo 6,000,000 | ............. 6,282,884 | ..o 0| (76,821) | oo (U 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..............coririiiiiiioii i | oo 65,972,534 XXX | 67,125,332 | ............ 64,825,000 | .......... 65,233,212 | ..cooovivccins [ (129,829) | ...ocvverriinana 0 [ 0] XXX XXX XXX

Totals
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
7799999.  Total - ISSUET OBIIGAtIONS. ... | s 162,070,013 XXX | 163,058,672 | .......... 160,285,000 | ......... 161,190,158 | ..ooooovvviccii 0 [ (212,193) XXX XXX XXX | ... 1,117,4% | ..... 4,596,669 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........ouciiriiiriiisriiisrii s ...5,463,975 XXX ..5,532,863 | ... 5,076,577 (57,483) | .. XXX XXX XXX | oo 24,808 | ..o 263,356 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..........riuuriiiiiiiiirii e . ...6,760,859 XXX | ... ..6,208,610 | ..... .6,000,000 .. (76,821)] .. 0. . XXX XXX XXX | 34178 | e 341,000 XXX XXX
8399999,  Grand Total - BONGS.............vvvucvirririiiiiiiiieiie et | nniis 174,294,847 XXX | 174,800,145 | .......... 171,361,577 | ....... 172,894,481 | .....cc..cceocen0 | e (346,497) | ....ocvvvvrne (V)] [ 0] XXX XXX XXX | ... 1,176,480 | ..... 5,201,025 XXX XXX
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/A.C.V. Change in Desig- Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Parent, Subsidiaries and Affiliates
00822# 11 0 |AFFILIATED FM INSURANCE COMPANY 7%.......ccocvuismmieisnniensniinnnieas | ........ | I ...2,500,000 |..... 100.000 ...2,500,000 | ...ccccco..e. 2,500,000 | ..ooocoonriiiniiians | o 175,000 {0 TR [ P1A | 07/26/1978.
8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates.............ccouiiriiiriiiiniii s ....2,500,000 XXX ....2,500,000 2,500,000 [ 175,000 | oo 0 0 0 0 0 0] XXX XXX
8999999, Total - Preferred STOCKS.............cvuuuivirririiiriieiieii ittt eniee | esbesiess et | ereieniian ,500,000 XXX | e 2,500,000 2,500,000 0] ... 175,000 | oovvcrvrrennee, 0 0 0 0 0 0] XXX XXX
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./ACV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
9899999. Total COMMON NG PrEfEMTEA SEOCK.............eveeieeiieieseeieeisei ettt ee eeetseseseesseseissessessesssseesssnsinees | onseiessinnses 2,500,000 XXX | 2,500,000 | ...ccoonnend 2,500,000 | .oooorvvciiiriine (V)] [ 175,000 | coovverrrrciierinne 0 0 0 0 0 XXX XXX

0, the total $ value (included in Column 8) of all such issues §$.......... 0.

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

10112R AX 2 |BOSTON PROPERTIES LP. | | 01/08/2016........ JP MORGAN. ...ttt e 1445768 | e 1,450,000

3899999. Total - Bonds - Industrial and Miscellaneous. . ......1,445,768 ....1,450,000

8399997, TOtAl - BONAS - PaIt 3.tttk h 084041 £h4eeEf oo EeEE L E 0L 0L f L E oL E L E L E 0L E e EeLE oL E LR L E L EeLE L b oL L eLEeLEE LR LR eLE L b E L E Lk hE e eohbeLeEeeeb bbbttt | bbb 1,445,768 ....1,450,000

8399999. Total - Bonds....... e LAA5 768 | 1,450,000

9999999. Total - Bonds, Preferred and Common Stocks ....1,445,768 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36179M 2T 6 |GNMAPASS-THRUM SINGLE F........coovvvivirinne .| 12/01/2016. | MORTGAGE PAYDOWN........cccrvermrinerns | cerereriseenserinninnes | aevie 1,216,115 | ....... 1,216,115 | ....... 1,326,325 | ..ocvvenee 1,219,436 | ..o | e (3,321) (77 ) ST IS 1,216,115 0. 30,240 | 02/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. . 1 12/01/2016. | MORTGAGE PAYDOWN.........oorvrnririirns [ v | corvrienines 1,461 1,461 (1) 1) 1,461 0 56 | 02/15/2032.
912828 EW 6 |U S TREASURY . 102/15/2016. | MATURITY ...coovvreinimeenerieesnsesensnees. | oversessensssessneninee | soeeennens 500,000 | ..........500,000 | ..........490,703 | .............. 500,000 . 0 500,000 0. 11,250 | 02/15/2016.
912828 KD 1 |U S TREASURY...cooiiiiiiiiniississiississiisnissessnens .. | 11/09/2016. | BARCLAYS........cooiiiiiiiiniiniinniiniinniins | covesssiississisosssenss | avieen 2,079,844 | ...... 2,000,000 | ....... 1,806,250 [ ........... 1,929,342 [ .o | e 18,590 [ .ovovinniiianns | v 18,590 | .o | o 1,947,932 | .o | 131,912 | ....... 131,912 | ... 68,003 | 02/15/2019.
0599999. Total - BONAS - U.S. GOVEIMMENE. ....vouveurisiisiiieiiieresies s eebsess sttt | coenees 3,797,420 | ....... 3,717,576 | ....... 3,624,770 | ...cc...co 3,650,239 | .ooviinniinnn 0] o 15,268 | ..o 0 [ 15,268 0 3,665,508 0. 131,912 | ... 131,912 | ... 109,549 XXX
Bonds - U.S. Special R ue and Special A it
31294K M4 4 |FHLMC PC .. 1 12/01/2016. | MORTGAGE PAYDOWN.......ccrvrvvrirrernnes | verveierinsineinsinsinnns | e 33,224 33,365 (141) (141) 33,224 0 01/01/2018.
31296S M5 2 |FHLMC .. | 12/01/2016. | MORTGAGE PAYDOWN.......coovvererrinins | cerrreeerneessninneesneies | vevereeens 127,015 | o0 127,015 | 131,579 | e 127,484 (469) (469) 127,015 0 01/01/2034.
31297T WF 6 |FHLMC PC .| 12/01/2016. | MORTGAGE PAYDOWN.......coovvvmvinnis | corireeienisnisniiienns | i 86,249 85,689 561 561 86,249 0 09/01/2035.
31298N UG 8 |FHLMC GOLD .| 12/01/2016. | MORTGAGE PAYDOWN. 861 4) 861 0 05/01/2031.
31389K WT 4 |FNMAPASS-THRU INT15Y ..o 1| 11/01/2016. | VARIOUS.......oorvierieinreieiieriesenensnees | cererneesssisssssssssinnes | osvesseenns 19,114 (107) 19,114 0 02/01/2017.
31411A  JG 1 |FEDERAL NATL MG . 111/01/2016. | MORTGAGE PAYDOWN.........coovivivinrires [ rvererinsinsnnsiisinnnns | vverennns 159,085 | ... 159,085 | ... 160,116 (169) 159,085 0 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30Y.. [ 11/01/2016. [ VARIOUS.....cooviiviniinerinersenississsrsssnsnns | osersssnsssssssssninne | ossenens 102,019 | oo 102,019 | oo 111,153 (617) 102,019 0 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......ciis it ens s snsssssensssssssenssnns | senessenes 527,567 | .......... 527,567 | .......... 541,158 0 (946) 0 527,567 0 0 0 XXX
Bonds - Industrial and Miscellaneous
02582 GJ 3 |AMERCIAN EXPRESS CREDIT ACCT......cccosvvunee .| 10/17/2016. | ISSUE CALLED at 100.000...........ccvemeren | corerremrmrerserirenirenes | cevve 1,500,000 | ....... 1,500,000 | ....... 1,499,828 25 | oo | e 1,499,918 81 81 | ...... 12,250 | 05/15/2019.
19416Q DH 0 |COLGATE PALMOLIVE CO L1 11/07/2016. | VARIOUS......coooveiricineieiieniseisersienns | vevensssisessssssinnnns | oerens 1,000,000 | ....... 1,000,000 | .......... 999,920 9 [ s | e 1,000,000 0 52,000 | 11/07/2016.
314275 AA 6 |MACYS RETAIL HOLDINGS INC.... v | [ 1200172016, [ MATURITY ..ocviriiirenieineeieniseesensnnes. | eveeseesesssnesseninee | eonsinnens 900,000 | .......... 900,000 | ...... 1,014,507 (21,291) 900,000 0. 53,100 | 12/01/2016.
59156R AU 2 |METLIFE INC. .. 06/01/2016. | MATURITY. 250,000 | ......... 250,000 | ......... 249,408 43 250,000 0 8,438 | 06/01/2016.
980888 AE 1 |WOOLWORTHS LTD .. |.. | 04/12/2016. | MATURITY. ...260,000 ..260,000 | . .259,784 13 260,000 0].....4,095 | 04/12/2016.
3899999. Total - Bonds - Industrial and Miscellaneous OO OO O PO OO OO PP PPPPRPOO 3,910,000 | ....... 3,910,000 | ....... 4,023,447 0 (21,201) 0 3,909,918 0 81 81 ... 129,883 XXX
8399997. TOal = BONAS = P 4.t bbbt | snrien 8,234,987 | ....... 8,155,143 | ...... 8,189,375 . 0 (6,879) 0 8,102,993 0. 131,993 | ... 131,993 | ... 253,703 XXX
8399999. Total - Bonds.. . 8,234,987 | ....... 8,155,143 | ...... 8,189,375 | .. .8,109,872 0 (6,879) 0 8,102,993 0. 131,993 | ... 131,993 | ..... 253,703 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS............coviuiiriiieiieiniiiiis coeveisissseseissesie e ssssssssse st ssssesse s sssssessessessssessessnsnsenss | svesns 8,234,987 XXX | 8,189,375 | ........... 8,109,872 0 (6,879) 0 8,102,993 0 ... 131,993 | ....... 131,993 | ..... 253,703 XXX
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Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends

NONE




Annual Statement for the year 2016 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Preferred Stocks - U.S. Property and Casualty Insurer
00822# 11 0 |AFFILIATED FM INSURANCE COMPANY.......cccomiiiriririririiinniinns 2,500,000 | ..o | s 25,000.000 | oo 345

0299999. Total - Preferred Stocks - U.S. Property and Casualty INSUFer..........cccoooveeiinnnisiniescicscens 0 2,500,000 0 XXX XXX

0999999. Total - Preferred Stocks 0 2,500,000 0 XXX XXX

1999999. Total - Preferred and Common Stock 0 2,500,000 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




3

Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) I Accretion | Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
All Other Money Market Mutual Funds

26188J 20 6 |DREYFUS CASH MGT INST'L....ovvuiiernrrreriscisssnississsnienes | ........... ‘ | 11/30/2016. [ VARIOUS.......coooiiiiinisiinieriienisesssssissesssnssensssnses | eones XXXwooee [ s 80,324,907 | ..o 8,020 | i [ o 80,316,886 | ....cvovrieriineins | errnnrinniinninns [ | eennsninens | oseninnes | e 236,712 | .o

8999999. Total - All Other Money Market MUIUEI FUNDS........... otttk b ehsees skttt ntnees | erenisenes 80,324,907 | ....c.co.u 8,020 [ .o (U I (U] 0 XXX 80,316,886 0 0 XXX XXX XXX | e 236,712 | oo 0
9199999. Total - ShOM-TEMMN IMVESIMENES.........coeuveeerirereicerceiseieeieeesi et s et ee | eeb ettt nanseninenies | arerseesns 80,324,907 | ............ 8,020 | oo, (V) (V] [ 0 )99 S 80,316,886 0 0] XXX XXX XXX | ... 236,712 | oo 0




Annual Statement for the year 2016 of the AP PALAC H IAN I N SU RAN C E CO M PANY

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedle E Part 2 Type)
000000 00 O |BANK OF TOKYO UFJ LTD LONDON.......covuiiiriiiirieiiieissierissiseeesiessssse s ssssiessssaes 100,000 12/23/2016.......
000000 00 O |SKANDANAVISKA ENSKILDA BANKEN........ccoivimuiriuiriirimeriieesnsisesiessssesssenssesssssesessesssesssessssesns 100,000 12/23/2016.......
000000 00 0 |DEN NORSKE BANK OSLO........cociiiiiiiiiiiiiisiiiciiesissiissiesii s 100,000 12/23/2016.......
000000 00 O |RABOBANKNETHERLANDS s 100,000 12/23/2016.......
000000 00 O |CREDIT INDUSTRIAL ET COMMERCIAL.......ccovviiiiireriniitirerirereniseeesissiesieiesseneenes 100,000 12/23/2016.......
000000 00 O |DEUTSCHE BANK SECURITIES INC........cociiiiiiiirniniieiisniseesieseiesesisseesse s sesseessesnenes 12/23/2016.......
000000 00 0 [HSBC SECURITIES,INC.....cceiuueiuriririricirerieineissiesssiess i 12/23/2016.......
000000 00 0 [HSBC SECURITIES,INC......covueiriireiiiiiiresieiseieieisesiesiss e 12/23/2016.......
000000 00 0 |NATIXIS NEW YORK BRANCH........ccosiiiiiiiiiiiicisisietssistiesis st 12/23/2016.......
000000 00 0 |NOMURA SECURITIES........ccoiieiiuieeieeietcissie sttt snaes 12/23/2016.......
000000 00 O |PERSHINGLLC... B OO OO POO T OOTOUOOT OO POOP PO TROUPTROTON 12/23/2016.......
000000 00 0 |ABBEY NATL TSY SERV GRAND CAYMAN.......ccovturerriirierireeirenireenns 12/23/2016.......
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......couiuriiiimieiiireiisisesissisesesi st sss st 12/23/2016.......
000000 00 O |SOCIETE GENERALE PARIS.........ccoovmrimiriiriniiierins 12/23/2016.......
000000 00 0 |STANDARD CHARTERED LONDON.......cccouenes 12/23/2016.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........cco....... .3,884,332 XXX

9999999.  Totals..... .ocovrvieirrciirins .3,884,332 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(5,187,320)  Book/Adjusted Carrying Value $.....(5,187,320)

2. Average balance for the year:  Fair Value $.....5,676,730  Book/Adjusted Carrying Value $.....5,676,730

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....3,884,332 NAIC 2: §..

E24




Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value $.......... 0

NONE
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Annual Statement for the year 2016 of the AP PALAC H IAN IN SU RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Deposif
JP MORGAN CHASE NEW YORK, NY ..ooiriiiiiiiiiiiesiesisesiesississssssissssssssnies. | e 18 43,382,137 | XXX
0199999. Total - Open Depositorie: XXX XXX 18 0 43,382,137 | XXX
0399999. Total Cash on Deposit: XXX XXX 18 0 43,382,137 | XXX
0599999. Total Cash XXX XXX 18 0 43,382,137 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 22,981,043 | 4. April 24,940,470 (7. July. 35,762,184 | 10. October. 35,128,392
2. February. 24,493,949 | 5. May 34,485,606 |8. August 36,572,930 | 11. November. 39,276,295
3. March 24,940,470 |6. June 35,324,484 | 9. September. 33,364,373 | 12. December. 43,382,137
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Annual Statement for the year 2016 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the

APPALACHIAN INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Efc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida .
11, GEOMGIA.ueerereerrermereserenseresseees
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir .
31, New Jersey.. Property & Casualty. 100,382 100,243
32, New Mexico. Property & Casualty. 110,420 110,267
33.  New York Property & Casualty. 2,710,314 2,706,561
34, North Carolina..
35.  North Dakota....
36.
37.
38.  Oregon
39.  Pennsylvani
40.  Rhode Island........cc..commrrvevrrenrenns RIT...... B.... | Property & Casualty 2,660,123 2,656,439
41, South Caroling............ccceeveevres SC|...... B.... | Property & Casualty 150,573 150,364
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WiSCONSIN......ovvrvererernererereeeen W s
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,660,123 2,656,439 3,071,690 3,067,436
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0
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